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WFMBS 03-17 Track 1

Collateral is preliminary, no levels. Bond sizes will change.

Collateral

Balance WAC WAM Age WAL
Grp 1 $508,525,692.85  5.530341617 355 3 5.492
Settlement  22-Dec-2003 Prepay 300 PSA
1st Pay Date 25-Jan-2004 starting libor 1.12
Tranche Balance Principal  Avg Dated Notes
Name Window Life Date
A-PQ 3,782,132.00 0 01/04 - 07/33 5.491 01-Dec-03 PO
1A-10 182,434,982.69  0.130396041 01/04 - 08/33 5.501 01-Dec-03 NTL_IO
1A13 5,057,000.00 5.25 01/09 - 08/33 10.8 01-Dec-03 FIX NAS
1A14 45,515,000.00 5.25 01/09 - 08/33 10.8 01-Dec-03 FIX NAS
1A8 85,500,000.00 4.5 01/04 - 05/10 3.09 01-Dec-03 FIX
1A% 28,500,000.00 5.5 01/04 - 05/10 3.08 01-Dec-03 FIX
1A1 50,404,285.71 4.5 01/04 - 04/09 2.742 01-Dec-03 FIX
1A2 40,000,000.00 5 01/04 - 04/09 2.742 01-Dec-03 FIX
1A3 40,000,000.00 5.25 01/04 - 04/09 2.742 01-Dec-03 FIX
1A4 40,000,000.00 5.5 01/04 - 04/09 2.742 01-Dec-03 FIX
1AS 32,161,714.29 1.52 01/04 - 04/09 2.742 25-Dec03 FLT 0 delay
1A6 32,161,714.29 6.48 01/04 - 04/09 2.742 25-Dec-03 INV_IO O delay
1A7 25,434,000.00 5.5 04/09 - 05/10 5.861 01-Dec-03 FIX
1A10 27,627.000.00 5.25 01/04 - 10/10 4.79 01-Dec-03 FIX AD
1A11 32.473,000.00 5.25 10110 - 03/12 7.495 01-Dec-03 FIX AD
1A12 40,077,000.00 5.25 03/12 - 08/33 12.376 01-Dec-03 FiX z acerual

5 year hard lockout
5 year hard fockout

Libor +40 bps, 8 cap
7.6 - Libor, 0 fioor

*NB 1A14 is credit subordinated to 1A13.

Pay Rules
Pay1A12 accruals sequentially to 1A10, 1A11 to zero
Pay 1A12 accruals to 1A12 to zero.
1) Pay 1A13 and 1A14 pro rata the NAS scheduled principal and prepay principal according to "Lockout Scheduled Percentage” and *Lockout Prepayment Percentage”
2) Pay 33.333333333% lo 1A8 and 1A8 pro rata to zero.
3) Pay 66.6666666666667% as foliows:
A) Pay 1A1..1A5 pro rata to zero.
B) Pay 1A7 to zero.
4) Pay 1A10, 1A11, 1A12 sequentially to zero.
Pay 1A13 and 1A14 to zero.

{NAS) principle schedules:

Lock out scheduled percentage Lockout Prepayment Percentage
First 5 years |0% Month <= |NAS Prepay %
Thereafter 100% 80 0

The information herein has been provided solely by Goldman Sachs & Co. Neither the issuer of the certificates nor any of its
affiliates makes uny representation as tc the accuracy or completeness of the information herein. The information herein is
prelirinary and will be superseded by the applicable prospectus supplement and by any other information subsequently filed
with the Securities and Exchange Commission.
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WFMBS 03-17 Track 2

Collateral is preliminary, no levels. Bond sizes will change.

WAC

Prepay
Starting Libor

Coupon

Balance
Grp 2 $491,805,716.00
Settlement  22-Dec-2003
15t Pay Date 25-Jan-2004
Tranche Balance
Name
2A10 44,175,000.00
2A11 4,908,000.00
R 30
2A8 25,300,000.00
MBIA 25,300,000.00
2A9 414,000.00
2”4 150,000,000.00
2A2 50.000,000.00
243 50,000,000.00
244 60,921,000.00
2A5 38,493,000.00
2A6 56,580,000.00
2A7 47,500,000.00
2A-10 272.790,245.79

Collateral
WAM
5.891133446

Assumptions

300 PSA

Principal

Window
5.5 01/09 - 07/33
5.5 01/09 - 07/33
5.5 01/04 - 01/04
5.5 01/07 - 07/33
0.08 01/04 - 07/33
0 01407 - 07/33
4.5 01/04 - 06/08
1.42 01/04 - 06/08
7.08 01/04 - 06/08
5.5 07/05 - 04/07
5.5 01/04 - 12/08
5.5 12/08 - 07/10
5.5 07/10 - 04116
0.255593722 01/04 - 07/33

*NB 2A11 is credit subordinated 10 2A10

Pay Rules

Pay 2A7 accruals sequentially to 2A5, 246 to zero

Pay 2A7 accruals lo 2A7 to zero.

1)Pay R to Zero

355

1.42

Age WAL

4 548
Avg Dated
Life Date

10.826 01-Dec-03
10.825 01-Dec-03
0.092 01-Dec-03
15.348 01-Dec-03

15.348 01-Dec-03
15.348 01-Dec-03
2.428 01-Dec-03
2.429 25-Dec-03
2.429 25.Dec-03
2.458 01-Dec-03

3.96 01-Dec-03
5.782 01-Dec-03
8,702 01-Dec-03
6.459 01-Dec-03

Notes

FIX
FIX
Fix
FIX
0
PO
FIX
FLT
INV_IO
FIX
FIX
FIX
FIX

NAS bond - 5 year hard lockout, super senior®
NAS bond - 5 year hard lockout, senior support”

RETAIL bond
sirips 8 bps from 2A8

PAC bands 8-12CPR

PAC bands 8-12CPR 0 delay, LIBOR +0.30%, 8.5% cap
0 delay, 8.2- LIBOR, 0 Ficor

Support

AD

AD

Z-accrual

NTL_IO 1O kept by Wells Fargo

2) Pay 2A10 and 2A11 pro rata the scheduled principal and prepay principal according to "Lockout Scheduted Percentage” and *Lockout Prepayment Percentage”
3) Starting with the 37th pay period {in 3 years time), pay $25,714.00 pro rata to 2A8 and 2A9
4) PayPAC scheduled amount pro rata 1o 2A1 and 242

5) Pay 2A4 t¢ zero

)
6) Pay 2A1 and 2A2 pro rata to zero.
7) Pay 2A5, 2A8, and 2A7 sequentially to zero.
8) Pay 2A8 and 2A9 pro rata to zero

)

9) Pay 2410 and 2A11 pro rata to zero.

(NAS) principle schedules:
Lock out scheduled percentage
First 5 years (0%

Thereafter  |100%

Lockout Prepayment Percentage
Month <= [NAS Prepay %
60 0
72 30
B4 40
: a8 i 80
P we o 80
i 100

The information herein has been provided solely by Goldman Sachs & Co. Neither the issuer of the certificates nor anv of its
atfiliates makes any representation as 10 the accuracy or completeness of the information herein. The information herein is

pr;li:x]inqr)' an»d will be superseded by the applicable prospectus supplement and by any other information subsequently filed
with the Securities and Exchange Commission.
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Date Balance

20031225 200,000,000.00
20040125 196,103,999.61
20040225 192,236,149.59
20040325 188,396,283.40
20040425 184,584,205.90
20040525 180,799,723.29
20040625 177,042,643.12
20040725 173,312,774.29
20040825 169,609,927.01
20040925 165,933,812.85
20041025 162,284,544.66
20041125 158,661,636.61
20041225 155,065,004.16
20050125 151,494,464.05
20050225 147,949,834.31
20050325 144,430,934.24
20050425 140,937,584.37
20050525 137,469,606.53
20050625 134,026,823.74
20050725 130,609,060.30
20050825 127,216,141.69
20050925 123,847,894.66
20051025 120,504,147.12
20051125 117,184,728.20
20051225 113,889,468.22
20060125 110,618,198.68
20060225 107,370,752.28
20060325 104,146,962.84
20060425 100,946,665.38
20060525 97,769,696.04
20060625 94,615,892.14
20060725 91.485,092.10
20060825 88,377,135.48
20060925 85,291,862.97
20061025 82,229,116.36
20061125 79,188,738.53
20061225 76,170,573.50
20070125 73,200,180.32
20070225 70,251,681.18
20070325 67,324,953.31
20070425 64,419,815.00
20070525 61,536,125.62
20070625 58,673,735.59
20070725 55,832,496.36
20070825 53,012,260.42
20070925 50,212,881.31
20071025 47,434,213.57
20071125 44,676,112.76
20071225 41,938,435.47
20080125 39,221,0398.25
20080225 36,523,782.69
20080325 33,846,525.33
20080425 31,189,127.73
20080525 28,551,451.39
20080625 25,933,358.79
20080725 23,334,713.37
20080825 20,755,379.54
20080925 18,195,222.64
20081025 15,654,108.95
20081125 13,131,905.70
20081225 10,628,481.02
20080125 8,346,868.50
20090225 6.083,487.02
20080325 3,838,208.13
20090425 1.610,904.29
20090525 © 000

The information herein has been provided solely by Goldman Sachs & Co. Neither the issuer of the cetificates nor any of its
affiliatcs makes any representation as to the accuracy or completeness of the information herein. The information herein 1s
preliminary and will be superseded by the applicable prospectus supplement and by any other information subsequently filed
with the Securities and Exchange Commission.
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Tranche Balance Coupon Principal Avg Dated Notes

B1 12,504,000.00 5.372914217 01/04 - 08/33 10.25 01-Dec-03 WAC
B2 5,001,000.00 5.372914217 01/04 - 08/33 10.25 01-Dec03  WAC
B3 3,001,000.00 5.372914217 01/04 - 08/33 10.25 01-Dec-03 WAC
B4 2,001,000.00 5372814217 01/04 - 08/33 10.25 01-Dec03 WAC
B5 1,500,000.00 5.372914217 01/04 - 08/33 10.25 01-Dec-03  WAC
B6 1,602,245.88 5.372914217 01/04 - 08/33 10.25 01-Dec-03 WAC
Total Collaterat $1.000,331,408.85

Total Senior 974,822,162.00 97.450%

Total Sub $25,500,245.89 $1,000,331,407.89

The‘informalion herein has been provided solely by Goldman Sachs & Co. Neither the issuer of the certificates nor any of its
affiliates makes any representation as to the accuracy or completeness of the information herein. The information herein is

pr‘climinary an‘d will be superseded by the applicable prospectus supplement and by any other information subsequently filed
with the Securitics and Exchange Commission.

™



gswells317 - Dec - 2A4

Date 1 2 3 4 5 6 7
22-Dec-03 100 100 100 100 100 100 100
25-Dec-04 100 100 100 99 83 42 1
25-Dec-05 100 100 75 30 0 0 0
25-Dec-06 100 100 15 0 0 0 0
25-Dec-07 100 100 0 0 0 0 0
25-Dec-08 100 100 -0 0 0 0 0
25-Dec-09 100 100 0 0 0 0 0
25-Dec-10 100 100 0 0 0 0 0
25-Dec-11 100 94 0 0 0 0 0
25-Dec-12 100 63 0 0 0 0 0
25-Dec-13 100 35 0 0 0 0 0
25-Dec-14 100 ] 0 0 0 0 0
25-Dec-15 100 0 0 0 0 0 0
25-Dec-16 100 0 0 0 0 0 0
25-Dec-17 100 0 0 0 0 0 0
25-Dec-18 100 0 0 0 0 0 0
25-Dec-19 100 0 0 0 0 0 0
25-Dec-20 100 0 0 0 0 0 0
25-Dec-21 100 0 0 0 0 0 0
25-Dec-22 100 0 0 0 0 0 0
25-Dec-23 97 0 0 0 0 0 0
25-Dec-24 68 0 0 0 0 0 0
25-Dec-25 38 0 0 0 0 0 0
25-Dec-26 0 0 0 0 0 0
25-Dec-27 0 0 0 0 0 0

WAL 21.64 9.56 2.46 1.79 1.42 0.95 0.71

Principal WindoNov23-Mar27  Oct11-May15 Jul05-Apr07 Dec04-Apr06 Aug04-NovD5 Mar04-Apr0S Jan04-Jzn05

LIBOR_1MO 1.12 112 112 112 112 1.12 1.12
Prepay 0 PSA 100PSA  300PSA  400PSA 500 PSA 750 PSA 1000 PSA
Optional Reden€all (N) Call {N) Cal(N)  Call(N) Call {N) Call (N) Call (N)

The information herein has been provided solely by Goldman Sachs & Co. Neither the issuer of the certificates nor any of its
affiliates makes any representation as to the accuracy or completeness of the information herein. The information herein is
preliminary and will be superseded by the applicable prospectus supplement and by any other information subsequently filed
with the Securities and Exchange Commission.



gswells317 - Dec - 2A5

Date 1 2 3 4 5 6 7
22-Dec-03 100 100 100 100 100 100 100
25-Dec-04 93 93 93 93 g3 93 93
25-Dec-05 86 86 86 86 86 86 37
25-Dec-06 78 78 78 78 78 0 0
25-Dec07 70 70 70 2 0 0 0
25-Dec-08 61 61 0 0 0 0 0
25-Dec-09 52 52 0 0 0 0 0
25-Dec-10 42 42 0 0 0 0 0
25-Dec-11 32 32 0 0 0 0 0
25-Dec-12 21 21 0 0 0 0 0
25-Dec-13 10 10 0 0 0 0 0
25-Dec-14 0 0 0 -0 0 0 0

WAL 5.99 599 3.96 332 288 2.24 1.9

Principal WindaJan04-Oct14 Jan04-Oct14 Jan04-Dec08 Jan04-Jan08 Jan04-May07 Jan04-Jul0S Jan04-JanCo

LIBOR_1MO 1.12 1.12 112 1.12 1.12 112 112
Prepay 0PSA 100 PSA 300 PSA 400 PSA 500 PSA 750 PSA 1000 PSA
Optional Redentall (N) Call (N) Calt (N} Call (N} Call (N} Call (N} Call (N)

The‘informalion hercin has been provided solely by Goldman Sachs & Co. Neither the issuer of the certificates nor any of its
affiliates makes any representation as to the accuracy or completeness of the information herein. The information herein is

preliminary and will be superseded by the applicable prospectus supplement and by any other information subscquently filed
with the Securities and Exchange Commission.



gswells317 - Dec - 2A6

Date 1 2 3 4 ] 6 7
22-Dec-03 100 100 100 100 100 100 100
25-Dec-04 100 100 100 100 100 100 100
25-Dec-05 100 100 100 100 100 100 100
25-Dec-06 100 100 100 100 100 7 0
25-Dec-07 100 100 100 100 24 0 0
25-Dec-08 100 100 100 5 0 0 0
25-Dec-09 100 100 32 0 0 0 0
25-Dec-10 100 100 ¢ 0 0 0 0
25-Dec-11 100 100 0 0 0 0 0
25-Dec-12 100 100 0 0 0 0 0
25-Dec-13 100 100 0 0 0 0 0
25-Dec-14 98 98 0 0 0 0 0
25-Dec-15 90 74 0 0 0 0 0
25-Dec-16 81 40 0 0 0 0 0
25-Dec-17 71 7 0 0 0 0 0
25-Dec-18 61 0 0 0 0 0 0
25-Dec-19 50 0 0 0 0 0 0
25-Dec-20 39 0 0 0 0 0 0
25-Dec-21 27 0 0 0 0 0 0
25-Dec-22 14 0 0 0 0 0 0
25-Dec-23 * 0 0 0 0 0 0
25-Dec-24 0 0 0 0 0 0 0

WAL 15.86 12.74 5.78 4,56 3.83 282 23

Principal WindoOct14-Jan24 Oct14-Mar18 Dec08-Jult0 Jan08-Jan08 May07-Mar08 Jui06-JanC7 Jan06-Jun0

LIBOR_1MO 112 1.12 112 112 1.12 1.12 1.12
Prepay 0 PSA 100 PSA 300 PSA 400 PSA 500 PSA 750 PSA 1000 PSA
Optional RedenCall (N) Calt(N) Call (N) Call (N) Call{N) Cali(N) Calf (N)

The information herein has been pravided solely by Goldman Sachs & Co. Neither the issuer of the certificates nor any of its
uffiliates makes any representation as to the accuracy or completeness of the information herein. The information herein is
preliminary and will be supcrseded by the applicable prospectus supplement and by any other information subsequently filed
with the Securities and Exchange Commission.



gswells317 - Dec - 2A7

Date 1 2 3 4 5 6 7
22-Dec-03 100 100 100 100 100 100 100
25-Dec-04 106 106 108 106 106 106 1068
25-Dec-05 112 12 12 112 112 12 112
25-Dec-06 118 118 18 118 118 118 0
25-Dec-07 125 125 125 125 125 0 0
25-Dec-08 132 132 132 132 50 0 0
25-Dec-08 139 139 139 70 0 0 0
25-Dec-10 147 147 121 25 0 0 0
25-Dec-11 165 155 80 0 0 0 0
25-Dec-12 164 164 52 0 0 0 0
25-Dec-13 173 173 32 0 0 0 0
25-Dec-14 183 183 16 0 0 0 0
25-Dec-15 193 193 3 0 0 0 0
25-Dec-16 204 204 0 0 0 0 0
25-Dec-17 218 216 0 0 0 0 0
25-Dec-18 228 198 0 0 0 0 0
25-Dec-19 241 174 0 0 0 0 0
25-Dec-20 254 151 0 0 0 0 0
25-Dec-21 269 130 0 0 0 0 0
25-Dec-22 284 110 0 0 0 0 0
25-Dec-23 300 91 0 0 0 0 0
25-Dec-24 300 74 0 0 0 0 0
25-Dec-25 300 57 0 0 0 0 0
25-Dec-26 300 42 0 0 0 0 0
25-Dec-27 263 28 0 0 0 0 0
25-Dec-28 217 14 0 0 0 0 0
25-Dec-29 167 2 0 0 0 0 0
25-Dec-30 114 0 0 0 0 0 0
25-Dec-31 59 0 0 0 0 0 0
25-Dec-32 0 0 0 0 0 0 0

WAL 263 19.46 8.7 6.26 497 347 273

Principal WindoMar27-Dec32 Mar18-Feb30 Jul10-Apr16 Jan0S-Novit Mar08-Nov0S Jan07-Nov07 Jun06-DecO8

LIBOR_1MO 1.12 1.42 112 1.42 142 112 1.12
Prepay 0PSA 100PSA  300PSA  400PSA 500 PSA 750 PSA 1000 PSA
Optional RedenCall (N) Call (N) cal(N)  call(N) Call(N) Call (N) Call (N)

The information herein has been provided solely by Goldman Sachs & Co. Neither the issuer of the certificates nor any of its
affiliates makes any representation as to the accuracy or completeness of the information herein. The information herein is
preliminary and will be superseded by the applicable prospectus supplement and by any other information subsequently filed
with the Securities and Exchange Commission.



gswells317 - Dec - B1

Date 1 2 3 4 5 6 7
22-Dec-03 100 100 100 100 100 100 100
25-Dec-04 89 39 99 9s 99 99 99
25-Dec05 - 97 97 97 97 97 97 97
25-Dec-06 96 9% 96 9% 96 96 98
25-Dec-07 94 94 94 94 94 94 94
25-Dec-08 93 93 93 g3 93 93 93
25-Dec-09 9N 89 86 84 82 76 41
25-Dec-10 89 85 77 73 69 59 16
25-Dec-11 87 80 67 81 55 40
25-Dec-12 85 74 56 48 40 24 2
25-Dec-13 83 88 45 35 27 13 1
25-Dec-14 80 62 36 26 19 7
25-Dec-15 78 57 28 19 13 4"
25-Dec-16 75 51 22 14 g 2"
25-Dec-17 72 47 18 10 6 1
25-Dec-18 69 42 14 8 4 1
25-Dec-19 66 38 I 5 K *
25-Dec-20 63 34 8 4 2 :
25-Dec-21 59 30 7 3 tr .
25-Dec-22 56 26 5 2 1 *
25-Dec-23 52 23 4 1 . *
25-Dec-24 48 20 3 i v
25-Dec-25 43 17 2 1 * "
25-Dec-26 38 14 2" * Y Y
25-Dec-27 34 12 1 * v *
25-Dec-28 28 9 1 v * v
25-Dec-29 23 7 1 * * "
25-Dec-30 17 5* * * * 0
25-Dec-31 11 3 ’ Y ' 0
25-Dec-32 4 1 * . . 0
25-Dec-33 0 0 0 0 0 0 0

WAL 18.82 14.27 10.25 9.28 8.62 7.58 5.98

Principal WindoJan04-Aug33 Jan04-Aug33 Jan04-Aug33 Jan04-Aug33 Jan04-Aug33 Jan04-Aug33 Jan04-Aug3i

LIBOR_1MO 1.12 1.12 1.12 1.12 112 1.12 142
Prepay 0PSA 100PSA  300PSA  400PSA  500PSA  750PSA 1000 PSA
Optional Reden€all (N} Call (N) Call (N) Call (N) Call (N) Call (N) Call (N)

The information herein has been provided soiely by Goldman Sachs & Co. Neither the issuer of the certificates nor any of its
affiliotes makes any representation as to the accuracy or completeness of the information herein. The information herein is
preliminary and will be superseded by the applicable prospectus supplement and by any other information subsequently filed
with the Securities and Exchange Commission.



gswells317 - Dec - R

2 3 4 5 6 7
100 100 100 100 100

-

Date
22-Dec03
25-Dec-04
25-Dec-05
25-Dec-06
25-Dec07
25-Dec-08
25-Dec09
25-Dec-10
25-Dec-11
25-Dec-12
25-Dec-13
25-Dec-14
25-Dec-15
25-Dec-16
25-Dec-17
25-Dec-18
25-Dec-18
25-Dec-20
25-Dec-21
25-Dec-22
25-Dec-23
25-Dec-24
25-Dec-25
25-Dec-26
25-Dec-27
25-Dec-28
25-Dec-29
25-Dec-30
25-Dec-31
25-Dec-32
25-Dec-33

OOOOOOOOOOOOOOOOOOOOOOOOOOOOOO%
—_
OOOOOOOOOOOOOOOOOOOOOOOOOOOOOog
O OO 00 00000000000 0O 0000000000 OO0
O O O O O O OO0 OO O OO O O OO OO O OO0 O OO0 oo
QO O O O O O O OO OO0 O OO OO0 OO0 000 OO OOOOCOOOOOOo
OO0.000000000000000000000000000
OO O O O O OO0 0O OO OO 0000 O0O0CO0OO0COO OO0 OO O

WAL 0.09 0.08 0.09 0.09 0.09 0.09 0.09
Principal WindoJan04-Jan04 Jan04-Jan04 Jan04-Jan04 Jan04-Jan04 Jan04-Jan04 Jan04-Jan04 Jan04-Jan04

LIBOR_1MO 1.12 1.12 1.12 1.12 1.12 1.12 1.12
Prepay 0 PSA 100 PSA 300 PSA 400 PSA 500 PSA 750 PSA 1000 PSA
Optional RedenCall (N) Call (N) Call (N) Call (N) Call (N) Calt (N) Call (N)

The intormation herein has been provided solely by Goldman Sachs & Co. Neither the issuer of the certificates nor any of its
affiliates makes any representation as to the accuracy or completeness of the information hercin. The information herein is
preliminary and will be superseded by the applicable prospectus supplement and by any other information subsequently filed
with the Securities and Exchange Commission.
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gswimbshbbg1

Collateral
Balance WAC WAM Age WAL
$488,000,000.00 5.89 354 3 5489
Assumptions
Settlement  30-Dec-2003 Prepay 300 PSA
1st Pay Date  25-Jan-2004 Libor start 112 %
Tranche Balance Coupon Principal Avg NetNet Dated Notes
Name Window Life {MM) Date
NAS 48,800,000.00 5.5 01/09 - 06/33 10.79997 47.857 01-Dec-03 FIX
AA 25,300,000.00 5.5 01/07 - 06/33 15.35598 23.768 01-Dac-03 FIX
AB 25,300,000.00 0.08 01/04 - 08/33 15.35598  0.002 01-Dsc-03 10
B 368,000.00 0 01/07 - 06133 15.35598  0.092 01-Dec-03 FIX
2A1 150,156,750.00 4.5 01/04 - 07/08 244288 0 01-Dec-03 FIX  Pac bands 8-12cpr
F1 50,052,250.00 1.42 01/04 - 07/08 2.44288 0 25-Dec-03 FLT  Pac bands 8-12cpr Libor +0.3%, 8.5 cap, 0 delay
Lt 50,052,250.00 7.08 01/04 . 07/08 2.44288 0 25-Dec-03 INV_IO 8.2 - Libor, 0 floor, 0 defay
52 30,395,000.00 5.5 08/05 - 05/07 251847 0 01-Dec-03 FIX  sup
F2 20,896,563.00 1.82 08/06 - 05/07 251847 0 25-Dec-03 FLT  sup Libor + 0.7%, 8 cap, 0 delay
L2 9,498,437.00 13.59600061 08/05 - 05/07 2.51847 0 25-Dec03 INV  sup 16.0600008-2.20000017*Libor, 0 floor, 0 delay
VA 39,364,000.00 5.5 01/04 - 02109 3.99 40.756 01-Dec-03 FiX vadm
VB 52,636,000.00 5.5 02/09- 07110 5.80564 52.219 01-Dec-03 FIX  vadm
Z 48,307,000.00 55 07110 - 0516 8.68534 42.966 01-Dec-03 FIX  zaccual
suB 12,225,000.00 5.5 01/04 - 06/33 10.24808 12.197 01-Dec-03 FiX
Pay Rules

Pay Z accruals sequentially 1o VA, VB to zero
Pay Z accruals to Z to zer.

1) NAS bond paid scheduled principal and prepays according to “Lockout Scheduled Percentage” and “Lockout Prepayment Percantage”
2) Starting with the 37th pay period (in 3 years time), pay $25,668 pro rata to AA and B

3} PayPAC scheduled amount pro rata to 2A1 and F1

4y Pay 52, F2, and L2 pro rata to zero.

5) pay 2A1, F1 pro rata to zero.

6) Pay VA, VB and Z sequentially to zera.

7) Pay AA, B pro rata to zero

7) Pay NAS 1o zero.

(NAS) principle schedules:
Lock out scheduled percentage| Lockout Prepayment Percentage
First 5 years |0% Month <= {NAS Prepay %
Thereafter  [100% 60 ¢

72 30

84 40

95 60

108 80

120 100

The information herein has been provided solely by Goldman Sachs & Co.

Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein.
the information herein is preliminary and will be superseded by the

applicable prospectus supplement and by any other infermation subsequently
filed with the Securities and Exchange Commission.
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20031225
20040125
20040225
20040325
20040425
20040525
20040625
20040725
20040825
20040925
20041025
20041125
20041225
20050125
20050225
20050325
20050425
20050525
20050625
20050725
20050825
20050925
20051025
20051125
20051225
20060125
20060225
20060325
20060425
20060525
20060625
20080725
20060825
20060925
20061025
20061125
20061225
20070125
20070225
20070325
20070425
20070525
20070625
20070725
20070825
20070925
20071025
20071125
20071225
20080125
20080225
20080325
20080425
20080625
20080625
20080725
20080825
20080925
20081025
20081125
20081225
20090125
20090225
20090325
20090425
20080525
20090625

200209000
1963322561
192483555.3
188662701.9
184868501.8

181103762
177365281.1
173653898.9
169969396.4
166311596.3
162680312.2
159075359.2
155496553.6
151943713.1
148416656.5
144915204 1
1414391773
137988398.6

134562692
1311618827

127785797
124434262.3
121107107.6
1178041626
114525258.7

111270228
108038904.1
104831121.6
101646716.2
98485525.06
95347386.12
92232138.61
89139622.87
86069680.33
83022153.57
79996886.22
76993723.02

74038177.8
71104429.46
68192325.98
65301716.38
62432450.74
59584380.19
56757356.92
53951234.11
51165866.01
48401107.84
45656815.87
42932847.37
40229060.58
3754531475
34881470.11
32237387.88
29612930.23
27007960.29
2442234217

21855940.9
19308622.49
16780253.85
14270702.84
11779838.23

9500463.5
7257233.03
5023018
2806694.47
608133.39
0

The information herein has been provided solely by Goldman Sachs & Co.

Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein.
the information herein is preliminary and will be superseded by the

applicable prospectus supplement and by any other information subsequently
filed with the Securities and Exchange Commission.

12



gswimbsbbg1 - Dec - NAS

Date
30-Dec-03
25-Dec-04
25-Dec-05
25-Dec-06
25-Dec-07
25-Dec-08
25-Dec-09
25-Dec-10
25-Dec-11
25-Dec-12
25-Dec-13
25-Dec-14
25-Dec-15
25-Dec-16
25-Dee-17
25-Dec-18
25-Dec-19
25-Dec-20
25-Dec-21
25Dec-22
25-Dec-23
25-Dec-24
25-Dec-25
25-Dec-26
25-Dec-27
25-Dec-28
25-Dec-28
25-Dec-30
25-Dec-31
25-Dec-32
25-Dec-33

WAL

100
100
100
100
100
100
98
96
94
92
89
87
84
81
78
75
72
68
64
60
56
52
47
42
3%

24
18
1

20.12002

100
100
100
100
100
100
95
80
83
75
67
59
52
46
40
35
30
2
2
19
16
14
1

13.62619

LRI ay s T

3
100
100
100
100
100
100

10.76997

4

100
100
100
100
100
87
73
57
40
27
18
13

- =, W e e

8.91553

5
100
100
100
100
100

49
18

OO 0D OO0 0000000000 04O O

5.26492

Principal Winda/an09-Jun33 Jan03-Jun33 Jan09-Jun33 Jan09-Jun33 Mar08-Feh12

LIBOR_1MO
Prepay

112

112

150 PSA

300PSA

112

112

500 PSA

112

800 PSA

The information herein has been provided solely by Goldman Sachs & Co.

Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein.
the information herein is preliminary and will be superseded by the

applicable prospectus supplement and by any other information subsequently
filed with the Securities and Exchange Commission.

13



gswifmbsbbgt - Dec - AA

Date 1 2 3 4 5
30-Dec-03 100 100 100 100 100 The information herein has been provided solely by Goldman Sachs & Co.
25-Dec-04 100 100 100 100 100 Neither the issuer of the certificates nor any of its affiliates makes any
25-Dec-05 100 100 100 100 100 representation as to the accuracy or completeness of the information herein.
25-Dec-06 100 100 100 100 100 the information herein is preliminary and will be superseded by the
25-Dec-07 99 9% 99 99 35 applicable prospectus supplement and by any other information subsequently
25-Dec-08 98 98 98 98 0 filed with the Securities and Exchange Commission.
25-Dec-09 9% 9 96 90 0
25-Dec-10 95 35 a5 30 0
25-Dec-11 94 94 94 4 0
25-Dec-12 93 93 93 0 0
25-Dec-13 92 92 92 0 0
25-Dec-14 80 90 80 0 0
25-Dec-15 89 89 89 0 0
25-Dec-16 88 88 77 0 0
25-Dec-17 87 87 60 0 0
25-Dec-18 86 86 48 0 1]
25-Dec-19 84 84 37 0 Q
25-Dec-20 83 83 28 0 0
25-Dec-21 82 82 22 0 0
25-Dec-22 81 81 17 0 0
25-Des-23 80 80 13 0 0
25-Dec-24 78 78 10 0 0
25-Dec-25 77 77 7 0 0
25-Dec-26 76 Il 5 bl 0
25-Dec-27 75 56 4 0 0
25-Dec-28 74 43 3 0 0
25-Dec-29 72 31 2 o 0
25-Dec-30 7 21 1 0 ¢
25-Dec-31 70 12 1 0 0
25-Dec-32 58 4 0 0
25-Dec-33 0 0 0 ¢ i}
WAL 2511167 2261839 15.35598 6.71999 3.9534

Principal Windalan07-Jun33 Jan07-Jund3 Jan07-Jun33 Jan07-Jul12 Jan07-Mar(8

LIBOR_1MO 112 112 112 1.12 112
Prepay 0PSA 150 PSA 300 PSA S00PSA  B0OPSA



gswimbsbbg1 - Dec - AB

Date 1 2 3 4 5
30-Dec-03 100 100 100 100 100
25-Dec-04 100 100 100 100 100
25-Dec-05 100 100 100 100 100
25-Dec-06 100 100 100 100 100
25-Dec-07 99 99 99 99 35
25-Dec-08 98 98 88 98 0
25-Dec-09 96 96 96 90 0
25-Dec-10 95 95 95 30 0
25-Dec- 11 9 94 94 4 0
25-Dec-12 93 93 93 0 0
25-Dec-13 92 92 92 0 0
25-Dec-14 S0 90 90 0 0
25-Dec-15 83 89 89 0 0
25-Dec-16 88 88 77 0 0
25-Dec-17 87 87 60 0 0
25-Oec-18 86 86 48 0 g
25-Dec-19 84 84 37 0 0
25-Dec-20 83 83 2 0 0
25-Dec-21 82 82 22 0 0
25-Dec-22 81 81 17 0 0
25-Dec-23 80 80 13 0 0
25-Dec-24 78 78 10 0 0
25-Dec-25 77 77 7 0 0
25-Dec-26 76 71 5 0 0
25-Dec-27 75 56 4 0 0
25-Dec-28 74 43 3 0 0
25-Dec-29 72 3 2 0 0
25-Dec-30 71 21 1 0 0
25-Dec-31 70 12 1 0 0
25-0ec-32 58 4 0 0
25-Dec-33 0 0 0 ¢ o

WAL 2511167 2261833 1535598 671999  3.9534

Principal Window

LIBOR_1MO 1.12 112 1.12 112 112

Prepay GPSA  150PSA 300PSA 500PSA B0OPSA

The information herein has been provided solely by Goldman Sachs & Co.

. Neither the issuer of the certificates nor any of its affiliates makes any

representation as to the accuracy or completeness of the information herein.
the information herein is preliminary and will be superseded by the

applicable prospectus supplement and by any other information subsequently
filed with the Securities and Exchange Commission.

15



gswfmbsbbg1 - Dec - B

Date 1 ? 3 4 5
30-Dec-03 100 100 100 100 100 The information herein has been provided solely by Goldman Sachs & Co.
25-Dec-04 100 100 100 100 100 Neither the issuer of the certificates nor any of its affiliates makes any
25-Dec-05 100 100 100 100 100 representation as to the accuracy or completeness of the information herein.
25-Dec-06 100 100 100 100 100 {he information herein is preliminary and will be superseded by the
25-Dec-07 99 93 99 99 35 applicable prospectus supplement and by any other information subsequently
25-Dec-08 98 98 98 98 0 filed with the Securities and Exchange Commission.
25-Dec-09 96 9% 9 90 0
25-Det-10 85 95 95 K] 0
25-Dec-11 94 94 94 4 0
25-Dec-12 g3 93 93 0 0
25-Dec-13 92 92 92 0 0
25-Dec-14 90 90 90 0 0
25-Dec-15 83 89 89 0 0
25-Dec-16 88 88 77 0 0
25-Dec-17 87 87 60 0 0
25-Dec-18 86 86 48 0 a
25-Dec-19 84 84 37 0 0
25-Dec-20 83 a3 29 0 1}
25-Dec-21 82 82 22 0 0
25-Dec-22 - 81 81 7 0 0
25-Dec-23 80 80 13 0 0
25-Dec-24 78 78 10 0 0
25-Dec-25 77 77 7 0 0
25-Dec-26 76 71 5 0 0
25-Dec-27 75 56 4 0 0
25-Dec-28 74 43 3 0 0
25-Dec-25 72 kil 2 0 0
25-Dec-30 7t yal 1 Q 0
25-Dec-31 70 12 1 0 0
25-Dec-32 58 4" 0 0
25-Dec-33 0 0 0 0 0
WAL 2511167 2261839 15.35538 671999 39534

Principal WindaJan07-Jund3 Jan07-Jun33 Janlb7-lundd Jan07-Jul12 Jan(7-Mar08

LIBOR_1MO 112 1.12 112 112 112
Prepay 0PSA 150 PSA 300 PSA 500 PSA 80O PSA

16



gswfmbsbbg1 - Dec - 2A1

Date
30-Dec-03
25-Dec-04
25-Dec-05
25-Dec-06
25-Dec-07
25-Dec-08
25-Dec-09
25-Dec-10
25-Dec-11
25-Dec-12
25-Dec-13
25-Dec-14
25-Oec-15
25-Dec-16
25-Dec-17
25-Dec-18
25-Dec-18
25-Dec-20
25-Dec-21
25-Dec-22
25-Dec-23

WAL

100
97
94
90
87
83
79
76
72
&7
63

83
48
42
36
29
2

11.70628

- N oS
EEI88w~

OO 00000000 0aO0 00N

3.05946

100

L R - - I = N A A R B e I A = I =~

2.44288

OO 00 OO0 QOO0 W

1.87643

DO 00 0000000000000

14731

Principal Windalan04-Nov23 Jan04-Oct09 Jan04-Jui0B Jan04-Jan07 Jan04-Mar06

LIBOR_1MO
Prepay

112

1.12

150 PSA

112

300 PSA

112

500 PSA

112

800 PSA

The information herein has been provided solely by Goldman Sachs & Co.

Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein.
the information herein is prefiminary and will be superseded by the

applicable prospectus supplement and by any other information subsequently
filed with the Securities and Exchange Commission.

17



gswfmbsbbg1 - Dec - F1

Date
30-Dec-03
25-Dec-04
25-Oec-05
25-Dec-06
25-Dec-07
25-Dec-08
25-Dec-09
25-Dec-10
25-Dec-114
25-Dec-12
25-Dec-13
25-Dec-14
25-Dec-15
25-Dec-16
25-Dec-17
25-Dec-16
25-Dec-19
25-Dec-20
25-Dec-21
25-Dec-22
25-Dec-23

WAL

100

1170628

2
100

OO0 O0OOO0CO o000 00O

3.05945

3
100

OO 000000000000 O

244288

4
100

o~
R

D OO0 O 000000 OOG O o W

187643

100

- =
@™ o

R A - A =R~ - I R =]

14731

Principal Windalan04-Nov23  Jan04-Oct09 Jan04-Jul08 Jan04-Jan07 Jan04-Mar06

LIBOR_1MO
Prepay

1.12

1142

150 PSA

112

300PSA

112

500 PSA

1.12

800 PSA

The information herein has been provided solely by Goldman Sachs & Co.

Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein.
the information herein is preliminary and will be superseded by the

applicable prospectus supplement and by any other informatien subsequently
filed with the Securities and Exchange Commission.

0



gswfmbsbhg1 - Dec - L1

Date 1 2 3 4 5
30-Dec-03 100 100 100 100 100 The information herein has been provided solely by Goldman Sachs & Co.
25-0ec-04 97 90 83 78 78 Neither the issuer of the certificales nor any of its affiliates makes any
25-Dec-05 94 72 57 55 18 representation as to the accuracy or completeness of the information herein,
25-Dec-06 90 50 38 3 0 the information herein is preliminary and will be superseded by the
25-Dec-07 87 30 14 0 0 applicable prospectus supplement and by any other information subsequently
25-Dec-08 83 12 0 0 0 filed with the Securities and Exchange Commission.
25-Dec-09 79 0 0 0 0
25-Dec-10 76 0 ¢ 0 i}
25-Dec-11 72 0 0 0 0
25-Dec-12 67 i 0 ] 0
25-Dec-13 63 i 0 i 0
25-Dec-14 58 0 o 0 0
25-Dec-15 53 0 0 0 0
25-Dec-16 48 0 0 0 0
25-Dec-17 Y] 0 0 0 0
25-Dec-18 36 0 0 0 Q
25-Dec-19 28 0 0 0 0
25-Dec-20 22 0 0 0 ¢
25-Dec-21 15 0 0 0 0
25-Dec-22 0 0 0 0
25-Dec-23 0 0 0 0 0
WAL 1170628 3.05046 244288 187643 14731
Principa! Window
LIBOR_IMC 112 .12 112 1.12 112

Prepay O0PSA  150PSA 300 PSA 500PSA BOQPSA

19



gswfmbsbbg1 - Dec - 82

Date
30-Dec-03
25-Dec-04
25-Dec-05
25-Dec-08
25-Oec07
25-Dec-08
25-Dec-08
25-Dec-10
25-Dec-11
25-Dec-12
25-Dec-13
25-Dec-14
25-Dec-15
25-Dec-16
25-Dec-17
25-Dec-18
25-Dec-19
25-Dec-20
25-Dec-2t
25-Dac-22
25-Dac-23
25.0ec-24
25-Dec-25
25-Dec-26
25-Dec-27

WAL

100
100
100
100
0
100
100
100

100

21.61205

2 3 4
100 100 100
100 100 88
100 80 0
100 20 0
100 0 0
100 0 0
89 0 0

46 Q 0

9 Q 0

0 0 0

0 o 0

0 0 0

0 o 0

0 0 0

0 0 0

0 0 0

0 0 0

0 0 ]

0 0 0

9 0 0

0 0 0

0 0 0

0 0 0

0 0 o

c 0 0

6.96915 2.51847 1.46841

1

P e - R -

092172

Principal WindoNov23-Feb27  Qct09-Apri2 Augl5-May07 Sep04-Dec05 MarQ4-Apr05

LIBOR_IMO
Prepay

1.12

112 112 1.12

150 PSA 300 PSA 500 PSA

142

800 PSA

The information herein has been provided sclely by Goldman Sachs & Co.

Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein.
the information herein is preliminary and will be superseded by the

applicable prospectus supplement and by any other information subsequently
filed with the Securities and Exchange Commission.

20



gswfmbsbbg1 - Dec - F2

Date
30-Dec-03
25-Dec-04
25-Dec-05
25-Dec06
25-Dec-07
25-Dec-08
25-Dec09
25-Dec-10
25-Dec-11
25-Dec-12
25-Dec-13
25-Dec-14
25-Cec-15
25-Dec-16
25-Dec-17
25Dec-18
25-Dec-19
25-Dac-20
25-Dec-21
25Dec-22
25-Dec-23
25-Dec-24
25-Dec-25
25-Dec-26
25-Dec-27

WAL

100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100

97

68

38

21.61205

6.96915

100

00 00 0000000000000 OO oo

251847

0C

@
<

O 00O 000000 GO0 000000 0CC

1.46841

100

o~
N

O 0O OO 0000 000000000000 00

0.92172

Principal WindoNov23-Feb2? Oct08-Apr12 Aug05-May07 Sep04-Dec05 Mar04-Apr05

LIBOR_1MO
Prepay

1.12

112

150 PSA

1.12

300 PSA

112

500 PSA

112

800 PSA

Tha information herein has been provided solely by Goldman Sachs & Co.

Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein.
the information herein is preliminary and will be superseded by the

applicable prospectus supplement and by any other information subsequently
filed with the Securities and Exchange Commission.

21



gswimbsbbg1 - Dec - L.2

Date 1 2 3 4 5
30-Dec-03 100 100 100 100 100 The informaltion herein has been provided solely by Goldman Sachs & Co.
25-0ec-04 100 1€0 100 g8 4 Naither the issuer of the cerificales nor any of its affiliates makes any
25-Dec-05 100 100 80 o 0 representation as to the accuracy or completeness of the information herein.
25-Dec-05 100 100 20 0 0 the information herein is preliminary and will be superseded by the
25-Dec-07 100 100 0 0 0 applicable prospectus supplement and by any other information subsequently
25-Dec-08 100 100 0 0 0 filed with the Securities and Exchange Commission.
25Dec-09 100 89 0 0 0
25-Dec-1C0 100 4% 0 0 0
25-Dec-11 100 g 0 ¢ 0
25-Dee-12 100 0 0 0 0
25-Dec-13 100 0 0 0 0
25-Dec-14 100 0 0 0 0
25-Dec-t5 100 0 0 0 4]
25-Dec-16 100 0 0 0 0
25.Dec-17 100 0 0 0 0
25-Dec-18 100 0 0 [ 0
25-Dec-19 100 0 0 0 0
25-Dec-20 100 0 0 9 0
25-Dec-21 100 0 0 0 0
25-Dec-22 100 0 qQ 0 0
25-Dec-23 97 0 0 0 0
25-Dec-24 68 0 0 0 0
25-Dec-25 38 0 0 1 0
25-Dec-26 5 0 0 0 0
25-Dec-27 ] 0 i 0 0

WAL 2161205 6.96915 251847 146041 0.92172

Principal WindoNov23-Feb27 Oct09-Apr12 AugD5-May07 Sep04-DecOS Mar04-AprdS

LIBOR_tMO 1.12 1.12 112 112 112
Prepay 0PSA 150 PSA 300PSA S00FSA 800 PSA

22



gswimbsbbg1 - Dec - VA

Date
30-Dec-03
25-Dec-04
25-Oec-05
25-Dec-06
25-Dec-07
25-Dec-08
25-Dec-09
25-Dec-10
25-Dec-11
25-Dec-12
25-Dec-13
25-Dec-14

WAL

100
93
86
78
70
61
52
43
32
22
10

5.99486

2
100
93
86
78
70
61
52
43

o oo

5.67219

3
100

3.99

4
100

~N @ W
@ & &

o000 o0 o0oco

2.91041

5
100

@w o
D @

cCoO 0o o oo oo

2.18051

Principal WindaJan04-Novi4 Jan04-Oct12 Jan04-Feb09 Jan04-Jund7 Jan04-Jun08

LIBOR_1MO
Prepay

112

132

150 PSA

112

112

500PSA

1.12

800 PSA

The Information herein has been provided solely by Geldman Sachs & Co

Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein.
the information herein is preliminary and will be superseded by the

applicable prospectus supplsment and by any other information subsequently
filed with the Securities and Exchange Commission.

23



gswfmbsbbgt - Dec - VB

Date
30-Dec-03
25-Dec-04
25-Dec-05
25-Dec-06
25-Dec-07
25-Dec-08
25-Dec-09
25-Dec-10
25-Dec-11
25-Dec-12
25-Dec-13
25-Oec-14
25-Dec-15
25-Dec-16
25-Dec-17
25-Dec-18
25-ec-19
25-Dec-20
25-Dec-21
25-Dec-22
25-Dec-23

WAL

100
100
100
100
100
100
100
100
100
100
100
99
89
79
59
58
46
33
20

15.50848

2
100
100
100
100
100
100
100
100
100

- o @
©w o

SR - - - -

10.01878

3
100
100
100
100
100
100

IR}
o W@

GO0 0O D000 00O

5.80564

4
100
100
100
100

(3
@

0 OO0 OO0 000 0 0aodOo

3.8562

]
100
100
100

00T OO0 0 OO0 000000000

2.70703

Principal WinddNov 14-Jun23 Oct12-Apris Feb09-Jul10 Jun07-Mar08 Jun06-Dec0s

LIBOR_1MO
Prepay

1.12

1.12

150 PSA

112

300 PSA

112

500 PSA

112

800 PSA

The information herein has been provided solely by Goldman Sachs & Co.

Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein.
the information herein is preliminary and will be superseded by the

applicable prospectus supplement and by any other information subseguently
filed with the Securities and Exchange Commission.



gswfmbsbbg1 - Dec - Z

Dale
30-Dec-03
25-Dec-04
25-Dec-08
25-Dec-06
25-Dac-07
25-Dec-08
25-Dec-09
25-Dec-10
25-Dec-11
25-Dec-12
25-Dec-13
25-Dec-14
25-Dec-15
25-Dec-16
25-Dec-17
25-Dec-18
25-Dec-19
25-Oec-20
25-Dec-2t
25-Dec-22
25-Dec-23
25-Dec-24
25-Dec-25
25-Dec-26
25-Dec-27
25-Dec-28
25-Dec-29
25-Dec-30
25-Dec-21
25-Dec-32

WAL

100
106
"2
18
125
132
139
147
158
164
173
183
183
204
216
228
24
254
269
284
280
290
290
290
254
208
159
108

53

26.22443

2
100
106
112
118
125
132
138
147
155
164
173
183
167
142
19

S oo 00 oo w;m

15.85734

3
100
106
12
18
128
132
139
120

- W oo
IR N

OO0 0O o000 0000 O0COO0 00 O &

8.68534

4
100
106
12
118
125

OO 0 0000000000000 O00O00O0 0o

4.97725

§
100
106
12

S
(53

T 0000 000000000000 00000000

3.29761

Principal WindcFeb27-Nov32 May15-Aug26 Jull0-Mayt Mar08-Dec08 Dec06-Sepl7

LIBCR_1MO
Prepay

142

1.12

150 PSA

1.2

300 PSA

1.12

500 PSA

112

800 PSA

The information herein has been provided solely by Goldman Sachs & Co.

Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein.
the information herein is preliminary and will be superseded by the

applicable prospectus supplement and by any cther information subsequently
filed with the Securities and Exchange Commission.

25



gswfmbsbbg1 - Dec - SUB

Date
30-Dec-03
25-Dec-04
25-Dec-05
25-Oec-06
25-Dec-07
25-Dec-08
25-Dec-09
25-Dec-10
25-Dec-11
25-Dec-12
25-Dec-13
25-Dec-14
25-Dec-15
25-Dec-15
25-Dec-17
25-Dec-18
25-Dec-19
25-Dec-20
25-Dec-21
25-Dec-22
25-Dec-23
25-Dec-24
25-Dec-25
25-Dec:-26
25-Dec-27
25-Dec-28
25-Dec-29
25-Dec-30
25-Dec-31
25-Dec-32
25-Dec-33

WAL

100
99
97
96
94
a3
91
89
87
85
83
81
78
75
73
70
67
63
60
55
52
48
43
39
34
28
23
17
10

18 83961

2 3 4
160 100 100
98 99 98
a7 97 g7
g6 9% 98
94 94 94
a3 93 93
88 86 82
83 78 70
77 67 55
70 56 40
62 45 28
55 36 19
48 28 13
42 23 9
37 18 6
32 14 4
28 1 3
24 9 2"
pal 7 1
18 S 1
15 4 '
13 3 .
10 2 ’

8 2* .

7 1° 4

s 1 ‘

4 1 *

g . .

0 0 0

12.84304  10.24908 8.61054

5
100
89
g7
96
94
93
75
§7
38
19
10

— =

7.37295

Principal WindoJan04-Jun33 Jan04-Jun33 Jan04-Jund3 Jan04-Jun33 Jan0d4-Jun33

LIBOR_IMO
Prepay

1.12

112 112 112

112

150PSA  300PSA  500PSA  BOOPSA

The information herein has been provided solely by Goldman Sachs & Co.

Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein.
the information herein is preliminary and will be superseded by the

applicable prospectus supplement and by any other information subsequently
filed with the Securities and Exchange Commission.
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gswimbsbbg1 - Dec - COLLAT

Date i 2 3 4 5
30-Dec-03 100 100 100 100 100
25-Dec-04 99 96 93 8% 84
25-Dec-05 97 88 80 69 54
25-Dec-06 36 79 65 48 28
25-Dec-07 94 71 52 3 14
25-Dec-08 93 64 42 23 7
25-Dec-09 91 57 34 16 )
25-Dec-10 83 51 27 1 2
25-Dec-11 87 45 22 7 1
26-Dec-12 85 40 17 5
25-Dec-13 83 35 14 3
25-Dec-14 81 31 11 2
25-Dec-15 78 28 9 2
25-Dec-16 75 24 7 1
25-Dec-17 73 21 [ 1
25-Dec-18 70 19 4 .
25-Dec-19 &7 18 3 '
25-Dec-20 63 4 3 *
25-Dec-24 60 12 2° '
25-Dec-22 56 10 2" ’
25-Dec-23 52 g 1° .
25-Dec-24 48 7 1 M
25-0ec-25 43 8 17 *
25-Dec-26 39 5" ¢ *
25-Dec-27 34 4 ' .
25-Dec-28 28 K ’ '
25-Dec-29 23 2" N .
25-Dec-30 17 1 * .
25-Dec-31 10 1 ’ .
25-Dec-32 4 . v '
25-Dec-33 0 0 0 g 0

WAL 18.83961 8.91881 5.48945 362786 246207

Principal Windalan04-Jun33 Jan04-Jun33 JanD4-Jun33 Jan04-Jun33 Jan04-Jun33

LIBOR_1MO 112 112 112 112 112
Prepay 0PSA 150PSA  300PSA  S00PSA  BOOPSA

The information herein has been provided solely by Goldman Sachs & Co.

Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein.
the information herein is prefiminary and will be superseded by the

applicable prospectus supplement and by any other information subsequently
filed with the Securities and Exchange Commission.
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gshypo55d2 - Summary

Collateral
Balance WAC WAM Age WAL
$488,000,000.00 5.89 354 3 54895
Assumptions
Settlement 30-Dec-2003 Prepay 300 PSA
1st Pay Date 25-Jan-2004
Tranche Balance Coupon  Principal Avg Dated Notes
Name Window Life Date
NAS 48,800,000.00 5.5 01/09 - 06/33 10.8 01-Dec03 FiX
AA 25,300,000.00 5.5 01/07 - 06/33 16.356 01-Dec-03 FIX
AB 25,300,000.00 0.08 01/04 - 06/33 15.356 01-Dec03 10
B 368,000.00 0 01/07 - 06/33 15.356 01-Dec-03 FiX
J 200,209,000.00 4.5 01/04 - 07/08 2.4429 01-Dec-03 FIX
K 36,401,636.00 5.5 01/04 - 07/08 2.4429 01-Dec-03 10
S2 60,791,000.00 5.5 08/05 - 05/07 2.5185 01-Dec-03 FIX
VA 39,364,000.00 5.5 01/04 - 02/09 3.99 01-Dec-03 FIX
VB 52,636,000.00 5.5 02/08 - 07/10 5.8056 01-Dec-03 FIX
Z 48,307,000.00 5.5 07/10 - 05/16 8.6853 01-Dec03 FIX
SuB _ 12,225,000.00 5.5 01/04 - 06/33 10.2491 01-Dec03 FIX
Pay Rules

Pay Z accruals sequentially to VA, VB to zero
Pay Z accruals to Z to zero.

NAS 5 year hard lockout
Retail

strips 8 bps from AA

PO

pac bands 8-12 cpr

pac-o strips 100 bps from J
companion

AD

AD

2 accrual

1) NAS bend paid scheduled principal and prepays according to "Lockout Scheduled Percentage and "Lockout Prepayment Percentage”

2) Starting with the 37th pay period (in 3 years time), pay $25,668 pro rala to AA and B
3) Pay J PAC scheduled amount

4) Pay S2 to zero

5) Pay J to zero

6) Pay Va, Vb, Z sequentially to zero

7) Pay AA and B pro ralato zero

8) Pay NAS to zero

(NAS} principle schedules:

Lock out scheduled percentage Lockout Prepayment Percentage
First 5 years 0% Month <= |NAS Prepay %
Thereafter 100% 60 0

72 30

84 40

9% 60

108 80

120 100

The information herein has been provided solely by Goldman Sachs & Co.

Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein.
the information herein is preliminary and will be superseded by the
applicable prospectus supplement and by any other information subsequently
filed with the Securities and Exchange Commission.
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20031225
20040125
20040225
20040325
20040425
20040525
20040625
20040725
20040825
20040925
20041025
20041125
20041225
20050125
20050225
20050325
20050425
20050525
20050625
20050725
20050825
20050925
20051025
20051125
20051225
20060125
20060225
20060325
20060425
20060525
20060625
20060725
20060825
20060925
20061025
20061125
20061225
20070125
20070225
20070325
20070425
20070525
20070625
20070725
20070825
20070825
20071025
20071125
20071225
20080125
20080225
20080325
20080425
20080525
20080625
20080725
20080825
20080925
20081025
20081125
20081225
20090125
20090225
20080325
20090425
20090525
20090625

200,209,000.00
196,332,256.12
182,483,5655.28
188,662,701.89
184,869,501.75
181,103,761.98
177,365,291.08
173,653,898.85
169,969,396 44
166,311,596.29
162,680,312.18
159,075,359.16
155,496,553.58
151,943,713.07
148,416,656.52
144,915,204.11
141,439,177.25
137,988,398.59
134,562,692.04
131,161,882.71
127,785,796.95
124,434,262.32
121,107,107.56
117,804,162.63
114,525,258.67
111,270,227.99
108,038,904.06
104,831,121.55
101,646,716.23
88,485,525.06
85,347,386.12
92,232,138.61
89,139,622.87
86,069.680.33
83,022,153.57
79,996,886.22
76,893,723.02
74,038,177.80
71,104,429.46
68,192,325.98
65,301,716.38
62,432,450.74
59,5684,380.19
56,757,356.92
53,951,234.11
51,165,866.01
48,401,107.84
45,656,815.87
42,932,847.37
40,229,060.58
37,545,314.75
34,881,470.11
32,237,387.88
29,612,930.23
27,007,960.29
2442234217
21.855,940.90
19,308,622.49
16.780,253.85
14,270,702 .84
11,779,838.23
8,509,463.50
7.257,233.03
5.023,018.00
2,806,694 .47
608,133.39

The information herein has been provided solely by Goldman Sachs & Co.

Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein.
the information herein is preliminary and will be superseded by the

applicable prospectus supplement and by any other information subsequently
filed with the Securities and Exchange Commission.
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gshypo55d2 - Dec - NAS

Date 1 2 3 4 ]
30-Dec03 100 100 100 100 100
25-Dec-04 100 100 100 100 100
25-Dec-05 100 100 100 100 100
25-Dec08 100 100 100 100 100
25-Dec07 100 100 100 100 100
25-Dec-08 100 100 100 100 49
25-Dec-09 g8 85 92 87 18
25-Dec-10 96 90 83 73 5
25-Dec-11 94 83 72 57 *
25-Dec-12 92 75 60 40 0
25-Dec-13 89 67 48 27 0
25-Dec-14 87 59 38 18 0
25-Dec-15 84 52 30 13 0
25-Dec-16 81 46 24 8 0
25-Dec-17 78 40 19 6 0
25-Dec-18 75 35 15 4 0
25-Dec-19 72 30 12 3 0
25-Dec-20 68 26 9 2 0
25-Dec-21 54 23 7 1 0
25-Dec-22 60 19 5 1 0
25-Dec-23 56 16 4* 0
25-Dec-24 52 14 3 0
25-Dec-25 47 1 2" 0
25-Dec-26 42 8 2" 0
25-Dec-27 36 7 1 0
25-Dec-28 30 6 1 0
25-Dec-29 24 4 1* 0
25-Dec-30 18 3 v 0
25-Dec-31 11 2" * 0
25-Dec-32 4" * ' 0
25-Dec-33 0 0 0 0 0

WAL 20.12 13.6262 108 8.9155 5.2549

Principal WindoJan08-Jun33 Jan08-Jun33 Jan09-Jun33 Jan09-Jun33 Mar08-Feb12

Prepay 0 PSA 150 PSA 300 PSA 500 PSA 800 PSA

The information herein has been provided solely by Goldman Sachs & Co.

Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein.
the information herein is preliminary and will be superseded by the

applicable prospectus supplement and by any other information subsequently
filed with the Securities and Exchange Commission.
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gshypo55d2 - Dec - AA

Date 1 2 3 4 5
30-Dec-03 100 100 100 100 100
25-Dec04 100 100 100 100 100
25-Dec-05 100 100 100 100 100
25-Dec06 100 100 100 100 100
25-Dec-07 99 99 99 99 35
25-Dec-08 98 98 98 98 0
25-Dec-09 96 96 96 90 0
25-Dec-10 95 95 95 30 0
25-Dec-11 94 94 94 4 0
25-Dec-12 93 93 93 0 0
25-Dec-13 g2 92 92 0 0
25-Dec-14 90 90 90 0 0
25-Dec-15 89 89 89 0 0
25-Dec-16 88 88 77 0 0
25-Dec-17 87 87 60 0 0
25-Dec-18 86 86 48 0 0
25-Dec-19 84 84 37 0 0
25-Dec-20 83 83 29 0 0
26-Dec-21 82 82 22 0 0
25-Dec-22 81 81 17 0 0
25-Dec-23 80 80 13 ] 0
25-Dec-24 78 78 10 0 0
25-Dec-25 77 77 7 0 ]
25-Dec-26 76 71 5 0 0
25-Dec-27 75 56 4 0 0
25-Dec-28 74 43 3 0 0
25-Dec-28 72 3 2 0 0
25-Dec-30 71 21 1 0 0
25-Dec-31 70 12 1 0 0
25-Dec-32 58 4 0 0
25-Dec-33 0 0 0 0 0

WAL 25.1117 226184 15.356 6.72 3.9534

Principal WindaJan07-Jun33 Jan07-Jun33 Jan07-Jun33 Jan07-Jul12 Jan07-Mar08

Prepay 0PSA 150PSA  300PSA  500PSA  800PSA

The information herein has been provided salely by Goldman Sachs & Co.

Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein.
the information herein is prefiminary and will be superseded by the

applicable prospectus supplement and by any other information subsequently
filed with the Securities and Exchange Commission.
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gshypo55d2 - Dec - AB

Date 1 2 3 4 5
30-Dec-03 100 100 100 100 100
25-Dec04 100 100 100 100 100
25-Dec-05 100 100 100 100 100
25-Dec-06 100 100 100 100
25-Dec-07 99 99 93

w0
w0
-
W O
o O

25-Dec-08 98 98 98 98
25-Dec-09 96 86 % 90
25-Dec-10 95 95 85 30
25-Dec-11 94 94 94
25-Dec-12 93 93 83
25-Dec-13 92 92 02
25-Dec-14 90 90 90
25-Dec-15 89 89 89
25-Dec-16 88 88 77
25-Dec-17 87 87 60
25-Dec-18 86 86 48

25-Dec-19 84 84 37
25-Dec-20 83 83 29

SO O 00 0000000000 000000 O oCooo

O O O OO0 0 000 OO0 OO OO OQCQOoOo o O o

25-Dec-21 82 82 22
25-Dec-22 81 81 17
25-Dec-23 80 80 13
25-Dec-24 78 78 10
- 25-Dec-25 77 77 7
25-Dec-26 76 " 5
25-Dec-27 75 56 4
25-Dec-28 74 43 3
25-Dec-29 72 K} 2
25-Dec-30 71 21 1
25-Dec-31 70 12 1
25-Dec-32 58 4
25-Dec-33 0 0 0
WAL 251117 226184  15.356 6.72 39534

Principal Window

Prepay 0PSA  150PSA 300PSA 500PSA 800 PSA

The information herein has been provided solely by Goldman Sachs & Co.

Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein.
the information herein is preliminary and will be superseded by the ‘
applicable prospectus supplement and by any other information subsequently
filed with the Securities and Exchange Commission.
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gshypo55d2 - Dec - B

Date 1 2 3 4 5
30-Dec-03 100 100 100 100 100
25-Dec-04 100 100 100 100 100
25-Dec-05 100 100 100 100 100
25-Dec-06 100 100 100 100 100
25-Dec-07 1] 88 99 89 35
25-Dec-08 98 98 98 88 0
25-Dec-09 96 96 9 80 0
25-Dec-10 95 95 95 30 0
25-Dec-11 94 94 94 4 0
25-Dec-12 a3 93 93 0 0
25-Dec-13 92 92 92 0 0
25-Dec-14 80 90 80 0 0
25-Dec-15 89 8g 89 0 0
25-Dec-16 88 88 77 0 0
25-Dec-17 87 87 60 0 0
25-Dec-18 86 86 48 0 0
25-Dec-19 84 84 37 0 0
25-Dec-20 83 83 29 0 0
25-Dec-21 82 82 22 0 0
25-Dec-22 81 81 17 0 0
25-Dec-23 80 80 13 0 0
25-Dec-24 78 78 10 0 0
25-Dec-25 77 77 7 0 0
25-Dec-26 76 71 5 0 0
25-Dec-27 75 56 4 0 0
25-Dec-28 74 43 3 0 0
25-Dec-29 72 3 2 0 0
25-Dec-30 71 21 1 0 0
25-Dec-31 70 12 1 0 0
25-Dec-32 58 4" 0 0
25-Dec-33 0 0 0 0 0

WAL 251117 22.6184 15,356 6.72 3.9534

Principal WindaJan07-Jun33 Jan07-Jun33 Jan07-Jun33 Jan07-Jul12 Jan07-Mar08

Prepay 0 PSA 150 PSA 300 PSA 500 PSA 800 PSA

The information herein has been provided solely by Goldman Sachs & Co.

Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein.
the information herein is preliminary and will be superseded by the

applicable prospectus supplement and by any other information subsequently
filed with the Securities and Exchange Commission. '
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gshypo55d2 - Dec - J

Date 1 2 3 4 5
30-Dec-03 100 100 100 100 100
25-Dec-04 97 90 83 78 78
25-Dec-05 94 72 57 55 18
25-Dec-06 90 50 38 3 0
25-Dec-07 87 30 14 0 0
25-Dec-08 83 12 0 0 0
25-Dec-09 79 0 0 0 0
25-Dec-10 76 0 0 0 0
25-Dec-11 72 0 0 0 0
25-Dec-12 67 0 0 0 0
25-Dec-13 63 0 0 0 0
25-Dec-14 58 0 0 0 0
25-Dec-15 53 0 0 0 0
25-Dec-16 48 0 0 0 0
25-Dec-17 42 0 0 0 0
25-Dec-18 36 0 0 0 0
25-Dec-19 29 0 0 0 0
25-Dec-20 22 0 0 0 0
25-Dec-21 15 0 0 0 0
25-Dec-22 7 0 0 0 0
25-Dec-23 0 0 0 0

WAL 11,7063 3.0595 2.4429 1.8764 1.4731

Principal WindaJan04-Nov23  Jan04-Oct09 Jan04-Jul08 Jan04-Jan07 Jan04-Mar06

Prepay 0 PSA 150 PSA 300PSA  500PSA 800 PSA

The information herein has been provided solely by Goldman Sachs & Co.

Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein.
the information herein is preliminary and will be superseded by the

applicable prospectus supplement and by any other information subsequently
filed with the Securities and Exchange Commission.
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gshypo55d2 - Dec - K

Date 1 2 3 4 5
30-Dec-03 100 100 100 100 100
25-Dec-04 97 90 83 78 78
25-Dec-05 94 72 57 55 18
25-Dec-06 80 50 38 3 0
25-Dec-07 87 30 14 0 0
25-Dec-08 83 12 0 0 0
25-Dec-08 79 0 0 0 0
25-Dec-10 76 0 0 0 0
25-Dec-11 72 0 0 0 0
25-Dec-12 87 0 0 0 0
25-Dec-13 83 0 0 0 0
25-Dec-14 58 0 0 0 0
25-Dec-15 53 0 0 0 0
25-Dec-16 48 0 0 0 0
25-Dec-17 42 0 0 0 0
25-Dec-18 36 0 0 0 0
25-Dec-19 29 0 0 0 0
25-Dec-20 22 0 0 0 0
25-Dec-21 15 0 0 0 0
25-Dec-22 7 0 0 0 0
25-Dec-23 0 0 0 0 0

WAL 1170683  3.0595 24429 1.8764 14734

Principal Window

Prepay 0PSA  150PSA 300PSA 500PSA 800 PSA

The information herein has been provided solely by Goldman Sachs & Co.

Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein.
the information herein is preliminary and will be superseded by the

applicable prospectus supplement and by any other information subsequently
filed with the Securities and Exchange Commission.
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gshypo55d2 - Dec - S2

Date 1 2 3 4 5
30-Dec-03 100 100 100 100 100
25-Dec-04 100 100 100 88 42
25-Dec-05 100 100 80 0 0
25-Dec-06 100 100 20 0 0
25-Dec-07 100 100 0 C 0
25-Dec08 100 100 0 0 0
25-Dec-09 100 89 0 0 0
25-Dec-10 100 46 0 0 0
25-Dec-11 100 9 0 0 0
25-Dec-12 100 0 0 0 0
25-Dec-13 100 0 0 0 0
25-Dec-14 100 0 0 0 0
25-Dec-15 100 0 0 0 0
25-Dec-16 100 0 0 0 0
25-Dec-17 100 0 0 0 0
25-Dec-18 100 0 0 0 0
25-Dec-18 100 0 0 0 0
25-Dec-20 100 0 0 0 0
25-Dec-21 100 0 0 0 0
25-Dec-22 100 0 0 0 0
25-Dec-23 97 0 0 0 0
25-Dec-24 68 0 0 0 0
25-Dec-25 38 0 0 0 0
25-Dec-26 5 0 0 0 0
25-Dec-27 ¢ 0 0 0

WAL 21.6121 6.9692 2.5185 1.4694 0.9217

Principal WindoNov23-Feb27 Oct09-Apri2 Aug05-May07 Sep04-Dec05 Mar04-AprGS

Prepay 0 PSA 150 PSA 300 PSA 500 PSA 800 PSA

The information herein has been provided solely by Goldman Sachs & Co.

Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein.
the information herein is preliminary and will be superseded by the

applicable prospectus suppiement and by any other information subsequently
filed with the Securities and Exchange Commission.
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gshypo55d2 - Dec - VA

Date 1 2 3 4 5
30-Dec-03 100 100 100 100 100
25-Dec-04 83 93 93 83 93
25-Dec-05 86 86 86 86 86
25-Dec06 78 78 78 78 0
25-Dec-07 70 70 70 0 0
25-Dec-08 61 61 9 0 0
25-Dec09 52 52 0 0 0
25-Dec-10 43 43 0 0 0
25-Dec-11 32 32 0 0 0
25-Dec-12 22 0 0 0 0
25-Dec-13 10 0 0 0 0
25-Dec-14 0 0 0 0 0

WAL 5.8948 56722 399 29104 2.1805

Principal Windo)an04-Nov14  Jan04-Oct12 Jan04-FebQ9 Jan04-Jun07 Jan04-Jun0b

Prepay 0 PSA 150 PSA 300 PSA 500 PSA 800 PSA

The information herein has been provided solely by Goldman Sachs & Co.

Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein.
the information herein is preliminary and will be superseded by the

applicable prospectus supplement and by any other information subsequently
filed with the Securities and Exchange Commission.
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gshypo55d2 - Dec - VB

Date 1 2 3 4 5
30-Dec-03 100 100 100 100 100
25-Dec04 100 100 100 100 100
25-Dec-05 100 100 100 100 100
25-Dec-06 100 100 100 100 0
25-Dec-07 100 100 100 28 0
25-Dec-08 100 100 100 0 0
25-Dec-08 100 100 33 0 0
25-Dec-10 100 100 0 0 0
25-Dec-11 100 100 0 0 0
25-Dec-12 100 89 0 0 0
25-Dec-13 100 49 0 0 0
25-Dec-14 89 1 0 0 0
25-Dec-15 89 0 0 0 0
25-Dec-16 79 0 0 0 0
25-Dec-17 69 0 ] 0 0
25-Dec-18 58 0 0 0 - 0
25-Dec-19 46 0 0 0 0
25-Dec-20 33 0 0 0 0
25-Dec-21 20 0 0 0 0
25-Dec-22 6 ¢ 0 0 0
25-Dec-23 0 0 0 0 0

WAL 15.5085 10,0188 5.8056 3.8562 2.707

Principal WindoNov14-Jun23  Oct12-Apr15 Feb09-Jul10 Jun07-Mar08 Jun(6-DecO6

Prepay 0PSA 150 PSA 300PSA 500 PSA 800 PSA

The information herein has been provided solely by Goldman Sachs & Co.

Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein.
the information herein is preliminary and will be superseded by the

applicable prospectus supplement and by any other information subsequently
filed with the Securities and Exchange Commission.
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gshypo55d2 - Dec - Z

Date 1 2 3 4 5
30-Dec-03 100 100 100 100 100
25-Dec-04 106 106 106 106 108
25-Dec-05 112 112 112 112 112
25-Dec-06 118 118 118 118 102
25-Dec-07 125 125 125 125 0
25-Dec-08 132 132 132 52 0
25-Dec-08 139 138 139 0 0
25-Dec-10 147 147 120 0 0
25-Dec-11 155 185 80 0 0
25-Dec-12 164 164 52 0 0
25-Dec-13 173 173 32 0 0
25-Dec-14 183 183 17 0 0
25-Dec-15 193 167 4 0 0
25-Dec-16 204 142 0 0 0
25-Dec-17 216 119 0 0 0
25-Dec-18 228 99 0 0 0
25-Dec-19 241 81 0 0 0
25-Dec-20 254 64 0 0 0
256-Dec-21 269 50 0 0 0
25-Dec-22 284 37 0 0 0
25-Dec-23 290 25 0 0 0
25-Dec-24 290 15 0 0 0
25-Dec-25 290 5 0 0 0
25-Dec-26 280 0 0 0 0
25-Dec-27 254 0 0 0 0
25-Dec-28 208 0 0 0 0
25-Dec-29 159 0 0 0 0
25-Dec-30 108 0 0 0 0
25-0ec-31 53 0 0 0 0
25-Dec-32 0 0 0 0 0

WAL 26.2244 15.8573 8.6853 49772 3.2976

Principal WindoFeb27-Nov32 May15-Aug26 Jult0-May18 Mar08-Decd Dec08-Sep07

Prepay 0PSA 150PSA  300PSA  500PSA  B800PSA

The information herein has been provided solely by Goldman Sachs & Co.

Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein.
the infarmation herein is preliminary and will be superseded by the

applicable prospectus supplement and by any other information subsequently
filed with the Securities and Exchange Commission.
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gshypo55d2 - Dec - SUB

Date 1 2 3 4 5
30-Dec-03 100 100 100 100 100
25-Dec-04 99 a9 99 99 99
25-Dec-05 97 97 97 97 97
25-Dec-06 96 96 96 9 9%
25-Dec-07 94 94 o4 94 94
25-Dec-08 93 93 93 93 93
25-0ec-09 91 88 86 82 75
25-Dec-10 89 &3 78 70 57
25-Dec-11 87 77 87 55 38
25-Dec-12 85 70 58 40 19
25-Dec-13 83 62 45 28 10
25-Dec-14 81 55 36 19 5
25-Dec-15 78 48 28 13 3
25-Dec-16 75 42 23 g 1
25-Dec-17 73 37 18 6 1
25-Dec-18 70 32 14 4
25-Dec-19 67 28 1 K
25-Dec-20 63 24 9 2"
25-Dec-21 80 2 7 1
25-Dec-22 56 18 5 1
25-Dec-23 52 15 4 *
25-Dec-24 48 13 3 *
25-Dec-26 43 10 2" i
25-Dec-26 39 8 2* ¥
25-Dec-27 KE} 7 1 *
25-Dec-28 28 5 1 *
25-Dec-29 23 4 1 N
25-Dec-30 17 2 v .
25-Dec-31 10 1 - y
25-Dec-32 4 v * *
25-Dec-33 0 0 0 0 0

WAL 18.8396 12,843 10.2491 8.6105 7.373

Principal WindoJan04-Jun33 Jan04-Jun33 Jan04-Jun33 Jan04-Jun33 Jan04-Jun33

Prepay 0 PSA 150 PSA 300 PSA 500 PSA 800 PSA

The information herein has been provided solely by Goldman Sachs & Co.

Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein.
the information herein is preliminary and will be superseded by the

applicable prospectus supplement and by any other information subsequently
filed with the Securities and Exchange Commission.



gshypo55d2 - Dec - COLLAT

Date 1 2 3 4 5
30-Dec03 100 100 100 100 100
25-Dec04 99 96 93 89 84
25-Dec-05 97 88 80 89 54
25-Dec-06 96 79 65 48 28
25-Dec-07 g4 71 52 33 14
25-Dec-08 93 64 42 23 7
25-Dec-09 91 57 34 16 4
25-Dec-10 89 51 27 1 2
25-Dec-11 87 45 22 7 1
25-Dec-12 85 40 17 5*
25-Dec-13 83 35 14 3
25-Dec-14 81 A 1 2"
25-Dec-15 78 28 9 2°
25-Dec-16 75 24 7 1
25-Dec-17 73 21 6 1
25-Dec-18 70 19 4 v
25-Dec-19 67 16 3 *
25-Dec-20 63 14 3 '
25-Dec-21 60 12 2" .
25-Dec-22 56 10 2" b
25-Dec-23 52 9 1 *
25-Dec-24 48 7 1 *
25-Dec-25 43 B i .
25-Dec-26 39 5° . *
25-Dec-27 34 4" * *
25-Dec-28 28 K . ’
25-Dec-29 23 2" * *
25-Dec-30 17 1 * *
25-Dec-31 10 1 * *
25-Dec-32 4 * M *
25-Dec-33 0 0 0 0 0

WAL 18.8396 8.9198 5.4895 3.6279 24621

Principal WindoJan04-Jun33 Jan04-Jun33 Jan04-Jun33 Jan04-Jun33 Jan04-Jun33

Prepay 0 PSA 150 PSA 300 PSA 500 PSA 800 PSA

The information herein has been provided solely by Goldman Sachs & Co.

Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein.
the information herein is preliminary and will be superseded by the

applicable prospectus supplement and by any other information subsequently
filed with the Securities and Exchange Commission.



CMO GS HYPO535D2 J Soeman
Sachs
Scenario Report (Intex)
Generated: 12/04/2003 09:12:04 Page1 of 1
CUSIP Monthly As Of 12/03  Pricing 12/3/03  Original 200,209,000.00
Description: Senior.Pac Settle 12/30/03  Balance 200,209,000.00
Coupon: 4.500% Next Proj 1/25/04  Factor 1.00000000
Collateral: ~ Cpn 5.50 WAC 589 WAM 354 WALA 3 Stated Final  0/0/00 Delay 24
Historical CPR’s:  12/03=11/03= [0/03= 3mo= 6émo= I[2mo= SI=
Curve: 3m= 6m= lyr= 2yr= 3yr= 4yr= Syr= Tyr= [Qyr= 30yr=
[uput Output PSA CPR CPR CPR CPR CPR CPR CPR
PREPAY 300 6 8 12 14 16 20 22
Av Life 2.443 3.218 251 2,511 2.338 2.109 1.722 1.568
Price  Window 1/04-7/08 1/04-1/11 1/04-6/09 1/04-6/09 1/04-8/08 1/04-1/08 1/04-3/07 1/04-12/06
101-04 Yield 3.911 4.050 3.924 3.924 3.884 3.818 3.666 3.585
101-05 Yield 3.898 4.039 3.911 3.911 3.869 3.802 3.647 3.564
101-06 Yield 3.884 4.028 3.898 3.898 3.855 3.786 3.628 3.543
101-07 Yield 3.870 4.018 3.884 3.884 3.841 3.771 3.609 3.523
101-08 Yield 3.857 4.007 3.871 3.871 3.826 3.755 3.590 3.502
101-09 Yield 3.843 3.996 3.857 3.857 3.812 3.739 3.571 3.481
101-10 Yield 3.829 3.986 3.844 3.844 3.798 3.724 3.552 3.460
101-11 Yield 5.816 3.975 3.831 3.831 3.784 3.708 3.533 3.440
101-12 Yield 3.802 3.964 3.817 3.817 3.770 3.692 3.514 3.419
101-13 Yield 3.788 3.954 3.804 3.804 3.755 3.677 3.495 3.398
104-14 Yield 3.775 3.943 3.791 3.791 3.741 3.661 3.477 3.378
101-15 Yield 3.761 3.933 3.777 3.777 3.727 3.645 3.458 3.357
101-16 Yield 3.747 3.922 3.764 3.764 3.713 3.630 3.439 3.336

The information herein has been provided solely by Goldman Sachs & Co. Neither the issuer of the certificates nor any of its
affiliates makes any representation as to the accuracy or completeness of the information herein. The information herein is
preliminary and will be superseded by the applicable prospectus supplement and by any other information subsequently filed
with the Securities and Exchange Commission.



